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THE EFFECT OF THE MARKET RATIO TOWARDSTOCK RETURN IN 









 This study aimed to explain the influence of the ratio of the market on 
stock returns on Mining companies listed on the Indonesia Stock Exchange. 
Which is included in the market ratio arePrice Earnings Ratio, Dividend Payout 
Ratio and Dividend Yield.The population in this study is the companies included 
in the mining sector and listed on the Indonesia Stock Exchange 2008-2012. The 
number of samples in this study were 7 companies with research period 2008-
2012.The analytical tool used is Regression Analysis with test tool that F test and 
t test. 
 Results from this research that the Price Earnings Ratio, Dividend Payout 
Ratio and Dividend Yield simultaneous effect on stock returns. While the results of 
the t test showed that only the Price Earnings Ratio have positive significant effect 
toward stock return and Dividend Payout Ratio have negative significant effect 
toward stock return, except the Dividend Yield has not significant effect towards 
stock return. 
 
Keywords: Price Earning Ratio, Dividend Payout Ratio, Dividend Yield and stock 
retur 
